Hol dll‘lgS ST OF AZ POOL 5 LGIP
STATE OF ARIZONA
FUND:  ATZF STATE STREET.
As of: September 30, 2016 View Date: October 12, 2016
Base Currency: USD - US DOLLAR
Asset ID Asset Description Rate Maturity Date % Curr
Units Unit Cost Total Cost Unit Price Market Value Unrealized Gn/Ls % Fund
CASH
US DOLLAR Exchange Rate: 1.000000
usD US DOLLAR
183.280 Local 1.000000 183.28 1.000000 183.28 0.00 0.00
Base 1.000000 183.28 1.000000 183.28 0.00 0.00
US DOLLAR Total
183.280 Local 183.28 183.28 0.00 0.00
Base 183.28 183.28 0.00 0.00
CASH Total
183.280 Base 183.28 183.28 0.00 0.00
CASH EQUIVALENT
US DOLLAR Exchange Rate: 1.000000
00282CKC5 ABBOT LABORATORIES 0.64 12 Oct 2016
10,000,000.000  Local 99.980444 9,998,044.44 99.980444 9,998,044.44 0.00 0.91
Base 99.980444 9,998,044.44 99.980444 9,998,044.44 0.00 0.91
02665JKQ2 AMERICAN HONDA FINAN 0.5 24 Oct 2016
25,000,000.000 Local 99.968056 24,992,013.89 99.968056 24,992,013.89 0.00 2.28
Base 99.968056 24,992,013.89 99.968056 24,992,013.89 0.00 2.28
0347M2K39 ANGLESEA FDG PLC & ANG 0.66 03 Oct 2016
30,000,000.000 Local 99.996333 29,998,900.00 99.996333 29,998,900.00 0.00 2.74
Base 99.996333 29,998,900.00 99.996333 29,998,900.00 0.00 2.74
04821TL78 ATLANTIC ASSET SECUR 0.75 07 Nov 2016
30,000,000.000 Local 99.922917 29,976,875.00 99.922917 29,976,875.00 0.00 2.73
Base 99.922917 29,976,875.00 99.922917 29,976,875.00 0.00 2.73
06427KAD9 BANK OF MONTREAL- 0.9 13 Dec 2016
10,000,000.000 Local 99.999996 9,999,999.55 99.999996 9,999,999.55 0.00 0.91
Base 99.999996 9,999,999.55 99.999996 9,999,999.55 0.00 0.91
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Hol dll’lgS ST OF AZ POOL 5 LGIP
STATE OF ARIZONA
FUND:  ATZF STATE STREET.
As of: September 30, 2016 View Date: October 12, 2016
Base Currency: USD - US DOLLAR
Asset ID Asset Description Rate Maturity Date % Curr
Units Unit Cost Total Cost Unit Price Market Value Unrealized Gn/Ls % Fund
06538BK36 BANK TOKYO MIT UFJ NY 0.43 03 Oct 2016
15,000,000.000 Local 99.997611 14,999,641.67 99.997611 14,999,641.67 0.00 1.37
Base 99.997611 14,999,641.67 99.997611 14,999,641.67 0.00 1.37
14912DKC2 CATERPLR FIN SRV CO. 0.5 12 Oct 2016
20,000,000.000 Local 99.984722 19,996,944.44 99.984722 19,996,944.44 0.00 1.82
Base 99.984722 19,996,944.44 99.984722 19,996,944.44 0.00 1.82
15060XKK7 CEDAR SPRING CPTL CO 0.65 19 Oct 2016
20,000,000.000 Local 99.967500 19,993,500.00 99.967500 19,993,500.00 0.00 1.82
Base 99.967500 19,993,500.00 99.967500 19,993,500.00 0.00 1.82
19121ALF6 COCA-COLA COMPANY 0.48 15 Nov 2016
6,593,000.000 Local 99.940000 6,589,044.20 99.940000 6,589,044.20 0.00 0.60
Base 99.940000 6,589,044.20 99.940000 6,589,044.20 0.00 0.60
19121AMG3 COCA-COLA COMPANY 0.51 16 Dec 2016
20,000,000.000 Local 99.892333 19,978,466.67 99.892333 19,978,466.67 0.00 1.82
Base 99.892333 19,978,466.67 99.892333 19,978,466.67 0.00 1.82
2063C0L18 CONCORD MIN CPTL CO 0.83 01 Nov 2016
15,000,000.000 Local 99.928528 14,989,279.16 99.928528 14,989,279.16 0.00 1.37
Base 99.928528 14,989,279.16 99.928528 14,989,279.16 0.00 1.37
2063C0M58 CONCORD MIN CPTL CO 1.02 05 Dec 2016
10,000,000.000 Local 99.815833 9,981,583.33 99.815833 9,981,583.33 0.00 0.91
Base 99.815833 9,981,583.33 99.815833 9,981,583.33 0.00 0.91
21684BP65 COOPERATIEVE CENTRALE 1.25672 25 Sep 2017
2,500,000.000 Local 100.000000 2,500,000.00 100.313000 2,507,825.00 7,825.00 0.23
Base 100.000000 2,500,000.00 100.313000 2,507,825.00 7,825.00 0.23
2284K0OLH6 CROWN POINT CAP CO. 0.97 17 Nov 2016
10,000,000.000 Local 99.873361 9,987,336.11 99.873361 9,987,336.11 0.00 0.91
Base 99.873361 9,987,336.11 99.873361 9,987,336.11 0.00 0.91
30229AM14 EXXON MOBIL CORP 0.52 01 Dec 2016
15,000,000.000 Local 99.911889 14,986,783.33 99.911889 14,986,783.33 0.00 1.37
Base 99.911889 14,986,783.33 99.911889 14,986,783.33 0.00 1.37
& Issue has redenominated but Local is not converted
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Hol dll’lgS ST OF AZ POOL 5 LGIP
STATE OF ARIZONA
FUND:  ATZF STATE STREET.
As of: September 30, 2016 View Date: October 12, 2016
Base Currency: USD - US DOLLAR
Asset ID Asset Description Rate Maturity Date % Curr
Units Unit Cost Total Cost Unit Price Market Value Unrealized Gn/Ls % Fund
30229AMM8 EXXON MOBIL CORP 0.49 21 Dec 2016
25,000,000.000 Local 99.889750 24,972,437.50 99.889750 24,972,437.50 0.00 2.28
Base 99.889750 24,972,437.50 99.889750 24,972,437.50 0.00 2.28
38102JKE4 GOLDEN FUNDING CORP 0.69 14 Oct 2016
8,174,000.000 Local 99.975083 8,171,963.31 99.975083 8,171,963.31 0.00 0.75
Base 99.975083 8,171,963.31 99.975083 8,171,963.31 0.00 0.75
38102JKH7 GOLDEN FUNDING CORP 0.7 17 Oct 2016
18,831,000.000 Local 99.968889 18,825,141.47 99.968889 18,825,141.47 0.00 1.72
Base 99.968889 18,825,141.47 99.968889 18,825,141.47 0.00 1.72
38346LKB1 GOTHAM FDG CORP 0.65 11 Oct 2016
10,000,000.000 Local 99.981944 9,998,194.44 99.981944 9,998,194.44 0.00 0.91
Base 99.981944 9,998,194.44 99.981944 9,998,194.44 0.00 0.91
38346LLJ3 GOTHAM FDG CORP 0.75 18 Nov 2016
20,000,000.000 Local 99.900000 19,980,000.00 99.900000 19,980,000.00 0.00 1.82
Base 99.900000 19,980,000.00 99.900000 19,980,000.00 0.00 1.82
43851TLF1 HONEYWELL INTERNATN' 0.53 15 Nov 2016
9,000,000.000 Local 99.933750 8,994,037.50 99.933750 8,994,037.50 0.00 0.82
Base 99.933750 8,994,037.50 99.933750 8,994,037.50 0.00 0.82
45779PK49 INSTITUTIONAL SECURED 0.68 04 Oct 2016
25,000,000.000 Local 99.994333 24,998,583.33 99.994333 24,998,583.33 0.00 2.28
Base 99.994333 24,998,583.33 99.994333 24,998,583.33 0.00 2.28
48803MBR9 KELLS FDG LLC 0.77 04 Nov 2016
20,000,000.000 Local 99.927278 19,985,455.55 99.927278 19,985,455.55 0.00 1.82
Base 99.927278 19,985,455.55 99.927278 19,985,455.55 0.00 1.82
52468JKB9 LEGACY CAPITAL COMPANY 0.72 11 Oct 2016
11,944,000.000 Local 99.980000 11,941,611.20 99.980000 11,941,611.20 0.00 1.09
Base 99.980000 11,941,611.20 99.980000 11,941,611.20 0.00 1.09
53127TLE1 LIBERTY FUNDING LLC 0.81 14 Nov 2016
24,000,000.000 Local 99.901000 23,976,240.00 99.901000 23,976,240.00 0.00 219
Base 99.901000 23,976,240.00 99.901000 23,976,240.00 0.00 2.19
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Hol dll’lgS ST OF AZ POOL 5 LGIP
STATE OF ARIZONA
FUND:  ATZF STATE STREET.
As of: September 30, 2016 View Date: October 12, 2016
Base Currency: USD - US DOLLAR
Asset ID Asset Description Rate Maturity Date % Curr
Units Unit Cost Total Cost Unit Price Market Value Unrealized Gn/Ls % Fund
59515MKC8 MICROSOFT CORP 0.45 12 Oct 2016
20,000,000.000 Local 99.986250 19,997,250.00 99.986250 19,997,250.00 0.00 1.82
Base 99.986250 19,997,250.00 99.986250 19,997,250.00 0.00 1.82
59515MKC8 MICROSOFT CORP 0.46 12 Oct 2016
5,000,000.000 Local 99.985944 4,999,297.22 99.985944 4,999,297.22 0.00 0.46
Base 99.985944 4,999,297.22 99.985944 4,999,297.22 0.00 0.46
59515MM69 MICROSOFT CORP 0.54 06 Dec 2016
15,000,000.000 Local 99.901000 14,985,150.00 99.901000 14,985,150.00 0.00 1.37
Base 99.901000 14,985,150.00 99.901000 14,985,150.00 0.00 1.37
62455AKJ5 MOUNTCLIFF 0.8 18 Oct 2016
10,000,000.000 Local 99.962222 9,996,222.22 99.962222 9,996,222.22 0.00 0.91
Base 99.962222 9,996,222.22 99.962222 9,996,222.22 0.00 0.91
63763PLE7 NATIONAL SECS CLEARING 0.52 14 Nov 2016
15,005,000.000 Local 99.936444 14,995,463.49 99.936444 14,995,463.49 0.00 1.37
Base 99.936444 14,995,463.49 99.936444 14,995,463.49 0.00 1.37
64105GKB9 NESTLE CAP CORP 0.46 11 Oct 2016
20,000,000.000 Local 99.987222 19,997,444.44 99.987222 19,997,444 .44 0.00 1.82
Base 99.987222 19,997,444.44 99.987222 19,997,444 .44 0.00 1.82
64105RKB5 NESTLE FIN FRANCE S. 0.5 11 Oct 2016
20,000,000.000 Local 99.986111 19,997,222.22 99.986111 19,997,222.22 0.00 1.82
Base 99.986111 19,997,222.22 99.986111 19,997,222.22 0.00 1.82
6541E0KU4 NIKE INC 0.41 28 Oct 2016
30,000,000.000 Local 99.969250 29,990,775.00 99.969250 29,990,775.00 0.00 2.74
Base 99.969250 29,990,775.00 99.969250 29,990,775.00 0.00 2.74
66844CK78 NORTHWESTERN UNIVERS 0.52 07 Oct 2016
6,094,000.000 Local 99.991333 6,093,471.85 99.991333 6,093,471.85 0.00 0.56
Base 99.991333 6,093,471.85 99.991333 6,093,471.85 0.00 0.56
71708ELE3 PFIZER INC 0.6 14 Nov 2016
30,000,000.000 Local 99.926667 29,978,000.00 99.926667 29,978,000.00 0.00 2.73
Base 99.926667 29,978,000.00 99.926667 29,978,000.00 0.00 2.73
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Hol dll’lgS ST OF AZ POOL 5 LGIP
STATE OF ARIZONA
FUND:  ATZF STATE STREET.
As of: September 30, 2016 View Date: October 12, 2016
Base Currency: USD - US DOLLAR
Asset ID Asset Description Rate Maturity Date % Curr
Units Unit Cost Total Cost Unit Price Market Value Unrealized Gn/Ls % Fund
82124LKH4 SHEFFIELD RECEIVABLE 0.75 17 Oct 2016
20,000,000.000 Local 99.966667 19,993,333.33 99.966667 19,993,333.33 0.00 1.82
Base 99.966667 19,993,333.33 99.966667 19,993,333.33 0.00 1.82
8225X2V19 SHELL INTNL FNC B.V 1.1 01 Aug 2017
2,000,000.000 Local 99.071111 1,981,422.22 99.101550 1,982,031.00 608.78 0.18
Base 99.071111 1,981,422.22 99.101550 1,982,031.00 608.78 0.18
89233GLJ3 TOYOTA MOTOR CREDIT 0.81 18 Nov 2016
10,000,000.000  Local 99.892000 9,989,200.00 99.892000 9,989,200.00 0.00 0.91
Base 99.892000 9,989,200.00 99.892000 9,989,200.00 0.00 0.91
89233GMP8 TOYOTA MOTOR CREDIT 0.79 23 Dec 2016
10,000,000.000 Local 99.817861 9,981,786.11 99.817861 9,981,786.11 0.00 0.91
Base 99.817861 9,981,786.11 99.817861 9,981,786.11 0.00 0.91
9113A2L12 UNITED PARCEL SERVIC 0.42 01 Nov 2016
20,000,000.000 Local 99.963833 19,992,766.66 99.963833 19,992,766.66 0.00 1.82
Base 99.963833 19,992,766.66 99.963833 19,992,766.66 0.00 1.82
9113A2M52 UNITED PARCEL SERVIC 0.3 05 Dec 2016
20,000,000.000 Local 99.945833 19,989,166.67 99.945833 19,989,166.67 0.00 1.82
Base 99.945833 19,989,166.67 99.945833 19,989,166.67 0.00 1.82
923UYR002 FDIC ALLIANCE BANK OF ARIZONA CDARS CD 0.43 10 Nov 2016
8,116,137.200 Local 100.000000 8,116,137.20 100.000000 8,116,137.20 0.00 0.74
Base 100.000000 8,116,137.20 100.000000 8,116,137.20 0.00 0.74
923UYR002 FDIC ALLIANCE BANK OF ARIZONA CDARS CD 0.48 12 Jan 2017
2,360,160.590 Local 100.000000 2,360,160.59 100.000000 2,360,160.59 0.00 0.22
Base 100.000000 2,360,160.59 100.000000 2,360,160.59 0.00 0.22
923UYR002 FDIC ALLIANCE BANK OF ARIZONA CDARS CD 0.48 02 Feb 2017
2,813,802.660 Local 100.000000 2,813,802.66 100.000000 2,813,802.66 0.00 0.26
Base 100.000000 2,813,802.66 100.000000 2,813,802.66 0.00 0.26
923UYR002 FDIC ALLIANCE BANK OF ARIZONA CDARS CD 0.66 02 Feb 2017
4,276,412.150  Local 100.000000 4,276,412.15 100.000000 4,276,412.15 0.00 0.39
Base 100.000000 4,276,412.15 100.000000 4,276,412.15 0.00 0.39
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Hol dll’lgS ST OF AZ POOL 5 LGIP
STATE OF ARIZONA
FUND:  ATZF STATE STREET.
As of: September 30, 2016 View Date: October 12, 2016
Base Currency: USD - US DOLLAR
Asset ID Asset Description Rate Maturity Date % Curr
Units Unit Cost Total Cost Unit Price Market Value Unrealized Gn/Ls % Fund
930ABD003 FIDELITY INVESTMENTS MONEY 0.38 03 Oct 2016
50,067,468.980 Local 100.000000 50,067,468.98 100.000000 50,067,468.98 0.00 4,57
Base 100.000000 50,067,468.98 100.000000 50,067,468.98 0.00 4.57
96327RKM5 WHEELS INC 0.5 21 Oct 2016
15,000,000.000 Local 99.972222 14,995,833.33 99.972222 14,995,833.33 0.00 1.37
Base 99.972222 14,995,833.33 99.972222 14,995,833.33 0.00 1.37
96327RLE2 WHEELS INC 0.63 14 Nov 2016
5,306,000.000 Local 99.923000 5,301,914.38 99.923000 5,301,914.38 0.00 0.48
Base 99.923000 5,301,914.38 99.923000 5,301,914.38 0.00 0.48
979QHT009 WELLS FARGO REPO 0.5 03 Oct 2016
46,936,978.130  Local 100.000000 46,936,978.13 100.000000 46,936,978.13 0.00 4.28
Base 100.000000 46,936,978.13 100.000000 46,936,978.13 0.00 4.28
979QHT009 WELLS FARGO REPO 0.43 06 Oct 2016
150,000,000.000  Local 100.000000 150,000,000.00 100.000000 150,000,000.00 0.00 13.68
Base 100.000000 150,000,000.00 100.000000 150,000,000.00 0.00 13.68
979QRC005 BANK OF AMERICA REPO 0.35 03 Oct 2016
100,000,000.000 Local 100.000000 100,000,000.00 100.000000 100,000,000.00 0.00 9.12
Base 100.000000 100,000,000.00 100.000000 100,000,000.00 0.00 9.12
979RFJ001 ALLIANCE BANK OF ARIZONA MONEY 0.41 03 Oct 2016
22,956,224.030 Local 100.000000 22,956,224.03 100.000000 22,956,224.03 0.00 2.09
Base 100.000000 22,956,224.03 100.000000 22,956,224.03 0.00 2.09
US DOLLAR Total
1,071,974,183.740  Local 1,071,594,978.97 1,071,603,412.75 8,433.78 97.74
Base 1,071,594,978.97 1,071,603,412.75 8,433.78 97.74
CASH EQUIVALENT Total
1,071,974,183.740 Base 1,071,594,978.97 1,071,603,412.75 8,433.78 97.74

FIXED INCOME

US DOLLAR

Exchange Rate:

1.000000
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Hol dll’lgS ST OF AZ POOL 5 LGIP
STATE OF ARIZONA
FUND:  ATZF STATE STREET.
As of: September 30, 2016 View Date: October 12, 2016
Base Currency: USD - US DOLLAR
Asset ID Asset Description Rate Maturity Date % Curr
Units Unit Cost Total Cost Unit Price Market Value Unrealized Gn/Ls % Fund
14314EAA9 CARMAX AUTO OWNER TRUST CARMX 2016 3 A1 0.63 15 Aug 2017
5,526,802.150 Local 100.000000 5,526,802.15 99.931390 5,523,010.21 -3,791.94 0.50
Original Face: 8,000,000.000 Base 100.000000 5,526,802.15 99.931390 5,523,010.21 -3,791.94 0.50
24703EAAT7 DELL EQUIPMENT FINANCE TRUST DEFT 2016 1 A1 144A 0.85 24 Jul 2017
11,058,057.170  Local 100.000000 11,058,057.17 100.000450 11,058,106.93 49.76 1.01
Original Face: 15,000,000.000 Base 100.000000 11,058,057.17 100.000450 11,058,106.93 49.76 1.01
34531AAA2 FORD CREDIT AUTO LEASE TRUST FORDL 2016 A A1 0.67 15 Mar 2017
1,471,530.440 Local 100.000000 1,471,530.44 99.992180 1,471,415.37 -115.07 0.13
Original Face: 16,500,000.000 Base 100.000000 1,471,530.44 99.992180 1,471,415.37 -115.07 0.13
43814NAA3 HONDA AUTO RECEIVABLES OWNER T HAROT 2016 1 A1 0.62 21 Feb 2017
1,772,914.710  Local 100.000000 1,772,914.71 99.962740 1,772,254 .12 -660.59 0.16
Original Face: 17,500,000.000 Base 100.000000 1,772,914.71 99.962740 1,772,254 .12 -660.59 0.16
78010UNX1 ROYAL BANK OF CANADA SR UNSECURED 01/17 1.2 1.2 23 Jan 2017
5,000,000.000 Local 100.085978 5,004,298.88 99.992300 4,999,615.00 -4,683.88 0.46
Base 100.085978 5,004,298.88 99.992300 4,999,615.00 -4,683.88 0.46
US DOLLAR Total
24,829,304.470 Local 24,833,603.35 24,824,401.63 -9,201.72 2.26
Original Face: 57,000,000.000 Base 24,833,603.35 24,824,401.63 -9,201.72 2.26
FIXED INCOME Total
24,829,304.470 Base 24,833,603.35 24,824,401.63 -9,201.72 2.26

Original Face:

57,000,000.000

Page 7

& Issue has redenominated but Local is not converted
# Issue has not been redenominated but Local is converted

Books Closed

Prepared by State Street




Holdings

ST OF AZ POOL 5 LGIP

STATE OF ARIZONA
FUND:  ATZF STATE STREET.

As of: September 30, 2016 View Date: October 12, 2016

Base Currency: USD - US DOLLAR

Asset ID Asset Description Rate Maturity Date % Curr
Units Unit Cost Total Cost Unit Price Market Value Unrealized Gn/Ls % Fund
FUNDTotal
1,096,427,997.66 100.00

1,096,803,671.490 Base
Original Face: 57,000,000.000

1,096,428,765.60
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Holdings
Currency Summary

Asof:  September 30, 2016

ST OF AZ POOL 5 LGIP
STATE OF ARIZONA
FUND:

View Date:

ATZF
October 12, 2016

STATE STREET.

Base Currency:USD - US DOLLAR

% Currency

Units Total Cost Market Value % Fund Unreal Sec Gn/Ls Unreal Curr Gn/Ls Total Unreal Gn/Ls
US DOLLAR Exchange Rate: 1.000000
CASH
183.280 Local 183.28 183.28 0.00 0.00 0.00
Base 183.28 183.28 0.00 0.00 0.00 0.00
CASH EQUIVALENT
1,071,974,183.740  Local 1,071,594,978.97 1,071,603,412.75 97.74 8,433.78 8,433.78
Base 1,071,594,978.97 1,071,603,412.75 97.74 8,433.78 0.00 8,433.78
FIXED INCOME
24,829,304.470  Local 24,833,603.35 24,824,401.63 2.26 -9,201.72 -9,201.72
Original Face: 57,000,000.000 Base 24,833,603.35 24,824,401.63 2.26 -9,201.72 0.00 -9,201.72
US DOLLAR Total
1,096,803,671.490 Local 1,096,428,765.60 1,096,427,997.66 100.00 -767.94 -767.94
Original Face: 57,000,000.000 Base 1,096,428,765.60 1,096,427,997.66 100.00 -767.94 0.00 -767.94
FUND Total
1,096,803,671.490 Base 1,096,428,765.60 1,096,427,997.66 100.00 -767.94 0.00 -767.94

Original Face:

57,000,000.000

Page 9

Books Closed

Prepared by State Street




Holdings ST OF AZ POOL 5 LGIP
STATE OF ARIZONA
Asset Summary FUND: ATZF STATE STREET
As of: September 30, 2016 View Date: October 12, 2016
Base Currency: USD - US DOLLAR
Units Total Cost Market Value % Fund Unreal Sec Gn/Ls Unreal Curr Gn/Ls Total Unreal Gn/Ls
CASH
US DOLLAR
183.280 183.28 183.28 0.00 0.00 0.00 0.00
CASH Total
183.280 183.28 183.28 0.00 0.00 0.00 0.00
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ST OF AZ POOL 5 LGIP

Holdings
STATE OF ARIZONA
Asset Summary NS STATE STREET
As of: September 30, 2016 View Date: October 12, 2016
Base Currency: USD - US DOLLAR
Units Total Cost Market Value % Fund Unreal Sec Gn/Ls Unreal Curr Gn/Ls Total Unreal Gn/Ls
CASH EQUIVALENT
US DOLLAR
1,071,974,183.740 1,071,594,978.97 1,071,603,412.75 97.74 8,433.78 0.00 8,433.78
CASH EQUIVALENT Total
1,071,974,183.740 1,071,594,978.97 1,071,603,412.75 97.74 8,433.78 0.00 8,433.78
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ST OF AZ POOL 5 LGIP

Holdings
STATE OF ARIZONA
Asset Summary FUND: ATZF STATE STREET
As of: September 30, 2016 View Date: October 12, 2016
Base Currency: USD - US DOLLAR
Units Total Cost Market Value % Fund Unreal Sec Gn/Ls Unreal Curr Gn/Ls Total Unreal Gn/Ls
FIXED INCOME
US DOLLAR
24,829,304.470 24,833,603.35 24,824,401.63 2.26 -9,201.72 0.00 -9,201.72
FIXED INCOME Total
24,829,304.470 24,833,603.35 24,824,401.63 2.26 -9,201.72 0.00 -9,201.72
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STATE STREET.

Base Currency: USD - US DOLLAR

Units Total Cost Market Value % Fund Unreal Sec Gn/Ls Unreal Curr Gn/Ls Total Unreal Gn/Ls

FUND Total
1,096,803,671.490 1,096,428,765.60 1,096,427,997.66 100.00 -767.94 0.00 -767.94
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Holdmgs ST OF AZ POOL 5 LGIP
STATE OF ARIZONA
A By FUND:  ATZE STATE STREET
As of: September 30, 2016 View Date: October 12, 2016
Base Currency: USD - US DOLLAR
Notional Par Units Total Cost Market Value % Fund Unreal Sec Gn/Ls Unreal Curr Gn/Ls Total Unreal Gn/Ls
CASH
183.280 183.28 183.28 0.00 0.00 0.00 0.00
0.00 GN 0.00 GN 0.00 GN
0.00 LS 0.00 LS 0.00 LS
CASH EQUIVALENT
1,071,974,183.740 1,071,594,978.97 1,071,603,412.75 97.74 8,433.78 0.00 8,433.78
8,433.78 GN 0.00 GN 8,433.78 GN
0.00 LS 0.00 LS 0.00 LS
FIXED INCOME
24,829,304.470 24,833,603.35 24,824,401.63 2.26 -9,201.72 0.00 -9,201.72
49.76 GN 0.00 GN 49.76 GN
-9,251.48 LS 0.00 LS -9,251.48 LS
Original Face: 57,000,000.000
FUND Total
0.000 1,096,803,671.490 1,096,428,765.60 1,096,427,997.66 100.00 -767.94 0.00 -767.94
8,483.54 GN 0.00 GN 8,483.54 GN
-9,251.48 LS 0.00 LS -9,251.48 LS
Original Face: 57,000,000.000
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